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SIGNATURES

Pursuant to the requirements of the Securities Exchange Act of 1934, the registrant has
duly caused this report to be signed on its behalf by the undersigned thereunto duly authorized.
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NOMURA ASSET ACCEPTANCE
CORPORATION

By W ollo

Name: .I)ff P. Graham
Title: Ptésident
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IN ACCORDANCE WITH RULE 202 OF REGULATION S-T, THIS EXHIBIT IS
BEING FILED IN PAPER PURSUANT TO A CONTINUING HARDSHIP EXEMPTION.

EXHIBIT INDEX

| Exhibit No. pescrigtion Format
99.1 Collateral Term Sheets p*
99.2 Collateral Term Sheets p*
99.3 Collateral Term Sheets pP*
99.4 Collateral Term Sheets P*
99.5 Collateral Term Sheets p*
99.6 Computational Materials p*
99.7 Collateral Term Sheets p*
99.8 Computational Materials p*
99.9 Collateral Term Sheets p*

* The Computational Materials and Collateral Term Sheers have been filed on paper pursuant to
a continuing hardship exemption from certain electronic requirements.
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Exhibit 99.3

PLEASE DO NOT ALTER THIS PAGE. IT IS CUT DIRECTLY INTO A MODEL.

Below 70 [ 31,147,149.47] 25687,376.30 | _ 43625526.40| | 22676 736.45 -|Total Balance 0
70011075 0 11,059,699.40] 13,764 867.50] |  13.347148.38 18,719,085.46 |% Pool Balance 0.00%
75,01 to 80 0 146,275,100.97, 43,960,077.4 111,246,716.00 54,930,702.62 |Ave.FICC ]
80.01 to 85 Q 381,443.39 . 466,199.9 622,773.58 1,531,665.02  |ave. LTV 0
§5.01 10 90 [ 1,267,722.78) - 2,778,109.79 . 5,792,676.84 4,465,291, % Full Dots 0%
90.01 to 95 0 726,622.7 3,149,91032 5,952,261.72 121892538
95.01 to 100 0 0 871,480,486, : 3.429,576.49 340,999.9 Silent Seconds Stratification:
L 100.01 plus 0 0 [} 1 [ 0 Total Balance
below 549 0 928 323.49| 687,505.96] - 0
550 to 574 0 ] 0 : 0
575 10 538 0 1,256,596. o Q)
600 to 624 [ 3,868,813.51 - 3,260,411.29 £560,379
625 to 649 0 27,290,430.93 15,852,625.48) 7,862,107.60f [Total Balance 0
650 to 674 o 26,653,247.83 27,025,827.55 §,205,826.62) % Paal Balance 0.00
675 to 699 [ 44,176,451.811 " 32,918 094.73 3,576,771.74] |Ave. FICO 0
700 plus 0 86,634,874.80 105,272,214.41| 54,588,322, Ave. LTV [\
: ' T : % Full Docs 0.00%
Single—Family [} 99,266,526 4 53,584,228.59 [ 91,984,601.10 .[ 64621538.16 RN L ke
PUD 0 43,310,826.11) | __ 21,391,070.89 4215392156 | 20743 486.38 |Total Balance 16,689,777.11
Condo 0 15,692,522.99 2285941417  20,815869.43 10,944,532.72] |% Pool Balance 2.94%
3+ Family Det. 0 13,780,033.55, 3,940,041, 15,005,890.81 3848555.41 |Ave, FICO 705
Manufactured House o s : 0 0 ) 0 “lAve. LTV 96.34
Other [} 18,808,827.65] 4,466,739.77) 15,056,506.51 1,825293.04 {% Fuil Docs 22.72%
Purchase 0 | 161.711.898.904 | 646082083 131,422,291,99) 6263263178 - k j
Refinance rate/term 1 8,653 44348 || 3,960,421.88 12,295 311.33 | 13,038,283.2) o !
Cash Out Refl {COF) Betow 70LTV 0 9,478,681.95) 9,716.195.13 ‘[ 21,375,274.49). 9,171,005.76] ;
COF with LTV 70,0110 75 0 4,244 353.79] 5741,595.90 3,692,740.37] 3,964,437.62
COF with LTV 75.01t0 80 0 6,230,016.56 6,030,600.58 .| __ 15,128,723.83 11,139,151.45
COF with LTV 80.01 to 85 0 8,543.4C] 456,199.99 123,250.00] 90,800.00
COF with LTV 85.0110 90 [} 421,700.60 154,800.00 979,087.40 1,847,096.91
COF with LTV 80.01to 95}" 0 0 g 0 S 9 - 0
COF with LTV §5.01to 100 0 0 [} 0 [
COF with LTV 100.01 0 0 0 1 0 il 0
0 0 0 } 0 : 0
Owner Occupied 0 124,551,752.76] 66,257 867.95) 134,009,037.2 74,685,375.81
2nd Home 0 10,556,068.70} 4,457 073.30] - 18,154,016.79 5,661,408.33!
Investment g 55,750,917.27, "1 20,953,080.81]- 32,853,626.35 ‘|  21,536,622.78)
Other 0 0 | 0 ’ 0 . )
Loan Balance [CURRENT) - e e : ;
Below 50,000/ 0 85,559.98] 0 o i
50,000.01 to 100,000 0 3,491,503.28; - 801,707 . i
100,000,01 o 150,000 0 10,653,025.23] 3,792,538.71 i
) 16,918,533.18 7,101,274.14] :
200,000.01 to 400,000 0 3,425934.18) | 38071821.64 .
400,000.01 to 500,000 Q 872,159.87 13,432 555
500,000.01 to 600,000 [} ,900,206.65| 10,816,694.05
600,000.01 to 1,000,060 [} 3,641,966.08 18,050,724.24
[ 027, 50.oj 9.716.291.77
>30 Years 0 [ 0 ] - 0 f
30 Years 0 190,858,738.73, 90,678,021.86) ' 185,016,679.41 101,883,406.7.
20 Years 0 1] 0 0
15 Years 1] [+] 0 Q
Other, 0 0 0 0
Documentation Type - Vo Lo
0 27,996 641.58) 43,008,309.98 [ 3932712239 . :
0 71,294,392.00) 66,647,084.07, 29,144,263.01] - !
[ 1,804 167.58; . 1,675,949.54) 2,095,839.53] '
Q 51,701.61) - 595,940.78| 0
0 9,206,103.54, 4,469,781.06 1,488,232.01
Stated Dogs with LTY_80.01 10 85 0 [} i 0 250,249.51
Stated Docs with LTV_ 85.01 to 90 [} 136,740.54 ) 0 1,177,685.88)
Stated Docs with LTV_ 90.01 to 95 0 0 0 o 0
Stated Docs with LTV_ 95.01 to 100 [} 0 0 0 0
Stated Docs with LTV above 100.04 0 0 0 0 1]
Other| 0 79,468,991.90 30,563458.36) | __68.616,614.00; 28,400,014.41
1st Lien 1 190.858,738.73 90,678,021 .s_@] 185,016,679.41 101,883,406.72
Second Liens with LTV below 85 0 Q )] ]
Second Liens with LTV_85.01 to 80 0 0 0 | 0 0
Second Liens with LTV 90.01 1o 95 i i i | 0 a
|___ Secgnd Liens with LTV 35.01 to 100 0 0 0 | 0 0
[ Second Liens with LTV_above 100.01 0 0 0 | 0 0 |

FE@@ _’:“'“*-:*L_: DR “, 5
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INVESTOR OCCUPANCY

1. Current Rates of the Mortgage Loans

Percent of
Mortgage
Current Ratas of the Mortgage Loans Pool
.7 .000 ¥
250
500
250 X
750 .9
.000 6
250 .3
.500 52
750 4.1
000 .9
.250 £}
.500 13.6
.750 .5
.000 12.50]
.250 A
.500 10.18
150 7]
.000
.250
500 R
.750 .0!
000 0
otal: 100.
Minimum: 1.950
Maximum; 8.000
Weighted Average: 6.741
2. Current Net Mortgage Rates of the Mortgage Loans
Percent of|
Mortgage
|Current Net Mortgaqe Rates of the Mortqage Loans Pool _
[1.501 - 1.750 0.
(2501 2.750
[2.751 - 3.000 ;
.751 - 4.000 4.
8
.8
R:}
.81
13]
.2
12.4
Kl
12.0
A
.91
.81
A
T
X 41
[8.251- 8,500 0
.501 - 8.750 .0
otal: 100.0!
Minimum: 1.605
Maximum: 8.740

Weighted Average: 6.460

Exhibit 99.5



3. Principal Balances of the Mortgage Loans at Origination

25.000.01 - 50,000.00

Principal Balances of the Mortqage Loans at Oriqination

Percent of

Mortgage
Pool

50,000.01 - 75,000.00

75.000.01 - 100,000.00

100,000.01 - 125,000.00

125,000.01 - 150,000.00

150,000.01 - 175,000.00

175,000.01 - 200,000.00

1 - 225,000.00

DA R Y

01 - 250,000,600

- 275,000,0¢

)1 - 350,000.0€

SR

- 450,000.0¢(

- $50,000.00

$50,000.01 - 750,000.00

750,000.01 - 850,000.00

850,000.01 - 850,000.00

950,000.01 >=

~ RO
injo o

Total:

E,

Minimum: 34,200.00
Maximum: 1,000,000.00
Average: 210,615.34

4. Cut-off Date Principal Balances of the Mortgage Loans

Cut-off
25,000.01 - 50,000.00

Date Principal Balances of the Mortnage Leans

Percent of

Mortgage
Pool

50,000.01 - 75,000.00

75,000.01 - 100,000.00

50,000

[75,000
(10000007 125.00000

1 -
[150,000.01 - 175,000.00
).01 - 200,000.0¢

200,000.01 - 225 000.0¢

226,000.01 - 250, 000:01

(250,000.01 - 275,000.00

350,000.01 - 450,000.00

450,000.01 - 550,000.00

550,000.01 - §50,000.00

650,000.01 - 750,000.00

slals|=

750,000.01 - 850,000.00

850,000.01 >=

Total:

100.00;

Minimum; 34,140.54
Maximum: 998,903.44
Average: 210,424 15



§. Origina! Terms of the Mortgage Loans

Percent

Mortgage
Pool

100.0

100 4

Weightad Average: 360

6. Stated Remainimg Terms of the Mortgage Loans

Minimum: 347
Maximum: 359
Weighted Average: 357

7. Months Since Origination of the Mortgage Loans

Percent of
Mortgage
Months Since Origination of the Mortgage Loans Pool
1 2.
2 2.4
3 39.3:
46 33.9
7-8 !
30-12 .2
13>= .0
Total: 100.
Minimum: 1
Maxdmum: 13
Weighted Average: 3
8. Original Interest Only Term of the Mortgage Loans
Percent of
Mortgage
Original Interest Onty Term of the Mortgage Loans Pool
<=0 32.7!
46 0.2
13-24 9.0
25-36 .
[37-60 10.
61-120 45.
{Total: 100.0:
Minimum: 0
Maximum: 120

Non-zero Weighted Average: 95



9. Prepay Penalty Original Term of the Mortgage Loans

<=0

Prepay Penatty Original Teom of the Mol e Loans

Percent

Mortgage

48

712

13-24

25-36

37-60

Total:

Mmimum: 0
Maximum: 60
Non-zero Weighted Average: 27

10. Credit Scores of the Mortgage Loans

Credit Scores of the Mortgaqe Loans

Percent of|

Mortgage
Pool

St Ehel3):

Maximum: 808
Non-zero Weighted Average: 715

11. Original Loan-to-Value Ratios of the Mortgage Loans

Percent of)
Mortgage
Original Loan-to-Vatue Ratios of the Mortgage Loans Pool
<= 50.00 .80l
[50.01 - 55.00 .0f
4
.01]
17.38]
10.04
60.

-
=3
o
£=3
t=

Minimum: 21.43
Maximum: 95.00
Weighted Average: 76.65



12, Documentation Type of the Mortgage Loans

Percent of]
Morigage
Documentation Type of the Mortaage Loans Pool
Reduced with VOA (A-S1} 33.78
{Full (1A) 27.07]
No Ratio (A-NI) 23.73
None (NI-NA}) : 7
Stated/Stated with Vvoe A3
Reduced with VOI (I-NA) A8
Alternate .27]
Total: 100.00
13. Loan Purpose of the Mortgage Loans
Percent oﬂ
Mortgage
Loan Purpose of the Mortgage Loans Pool
P 79.94
o] 16.40;
R 36!
Total: 100.
14. Occupancy Status of the Mortgage Loans
Percent of
Mortgage
Pool
100.0¢
100.00,

15. Property Type of the Mortgage Loans

Percent

Mortgage

Property Type of the Mortgage Loans Pool
Single Family Detached 44
PUD Attached 1
2-Family 1
4-Family
Condo {<=4 Stories)
3-Family
Condo (> 4 Stories)
PUD Detached

Co-g

Single Family Attached

Other

Total: 100:@]

oo holofololaln




16. Geographic Distribution of the Mortgage Loans

Percent of)

Mortgage

North Carolina
{flinois
South Carolina

17. Months to Next Rate Adjustment Date of the Mortgage Loans

Percent of]
Mortgage
Months to Naxt Rate Adjustinent Date of the Mortqage Loans Poot
1 0.3
2 24
3 .82
64

5-6 24
8-12.

4-24 425
26-26 15.8
38-60 25.1
Total: 100.0
Minimum: 1
Maximum: 59

Weighted Average: 29



18, First Perlodic Rate Caps of the Mortgage Loans

Percent
Mortgage

First Periodic Rato Caps of the Mortgage Loans Pool

.000 2.9

000 1

.000 449

000 16.6

750 41|

000 :%
|6.501 - 8.750 011
10.001 - 10.250 0.21
Total: 100.00]
Minimum: 1,000

Maximum: 10.010
Weighted Average: 4.257

19. Subsequent Periodic Rate Caps of the Mortgage Loans

Percent
Mortgage
Subsequent Periodic Rate Caps of the Mortgage Loans Pool
<= 0.000 0.24
.751 - 1.000 64.32
[1.751 - 2.000 23
751 - 6.000 4l
Total: 100.09)
Minimum: 0.000
Maximum: 6.000
Weighted Average: 1.852
20. Lifetime Rate Caps of the Mortgage Loans
Percent
Mertgage
| Lifetime Rate Caps of the Mortgage Loans Pool
751 - 5.000 36 6.
[5.251 - 5.500 0.2
(5.501 - 5.750 0.49
.751 - 6.000 52.5
|6.001 - 6.250 K
[6.251 - 6.500 6
[6.501-6.750 6
.751 - 7.000 .5
001 -7.250 ¥
[7.501 - 7.750 4
.751 - 8.000
8.501 -8.750
10.001 - 10.250
11.751 - 12.000 4.
Yo 100.09]

Minimum: $.000
Maximum: 12.000
Weighted Aversge: 5.970



21. Gross Margin of the Mortgage Loans

I (Percem
Mortgage
Gross Margin of the Mortgaqe Loans Pool
. .000 X

.750

15,
8!
9!
18.87|
10.72
.81
4.57]
i
.92
A .| Q.
(Total: 100.00|
Minimum: 0.875
Maximum: 5.875
Weighted Average: 3.401
22. Minimum Mortgage Rates of the Mortgage Loans
Percent of]
Mortgage
Minimum Mortqaqe Rates of the Mortgaqe Loans Pool _|
0.751-1.000 0.18
)_‘501 -1.750 0.19
7 0.31
15
.9
8!
.9
500 18.8
.750 10.72
751 - 4.000 .81
(4.001 . 4.250 7]
[4.251-4.500 }
{4.501 - 4.750 0.7
4.751-5.000 3.9
.751 - 6.000 0.34
Yotal: 100.
Minimum: 0.875
Maximum: 5.875

Weighted Average: 3.401

23. Maximum Mortgage Rates of the Mortgage Loans

Percent ;
Mortgage
Maximum Mo e Rates of the Mo e Loans Poot
10.251 - 10.500 0.
10.501 - 10.750
5!
Xi
13.2
10.0:
.8
21|
101
.0;
.
k)
.7
0
0.
0.
€
23
17.751 - 18,000 .33
(18.001 - 18250 0.7%
8251 - 18.500 1.4¢
8.751 - 19.000 01
Total: 100

"Minimum: 10.500
Maximum: 18.878
Weighted Average: 12.711



INVESTOR OCCUPANCY

1. Current Rates of the Mortgage Loans

[ Percent of]
Mortgage
Current Rates of the Mortgage Loans Pool
1.751-2.000 21|
3.001-3250 Xl
3.251 - 3.500 |a
4.001 - 4250 .4
4.501-4.750
4.751 - 5.000
5.001 - 5.250
5251 - 5,500
§.501-5.750 A
000 9|
1-6250 6
.500 136l
-6.750 BS
8.751 - 7.000 12.5
|7.001 - 7.250 74
|7.251 - 7.500 10.18)
[7.501 - 7.750 6.07]
7.751 - 8.000 4
.00t - 8.250 2
[8.251 - 8.500 4
.501 - 8.750 0
751 - 8.000 .0
Total: YOO.M
Minimum: 1.990

Maximum: 9.000
Weighted Average: 6.741

2. Current Net Mortgage Rates of the Mortgage Loans

Percent of
Mortgage

Current Net Mortgage Rates of the Mortaage Loans Poo
1150 - 1.750 2
12.501-2.750

.75 - 3.000

751 -4.000 ?
4.25 - 4.500 80
[4.501-4.750 87

751 -5.000 8

001 - 5250 4.81

251 - 5.500 13
5.501 - 5.750 X
5.751-6.000 2
6.001 - 6.250 124§
6.251 - 6.500 4
6.501 - 6.750 12,
6.751 - 7.000 4
7.001-7.250 91
7.251-7.500 81|
501 - 7.750 K]

.751 - 8.000 7

001 8.250 A1)
[8.251 - 8.500 0
[8.501 - 8.750 0
[Total: 100.001
Minimum: 1.605

Maximum: 8.740

Weighted Average: 6.460



3. Principal Balances of the Mortgage Loans at Ori

gination

Principal Balances of the Mortgage Loans at Orjaination
25,000.01 - 50,000.00

50,000.01 - 75,000.00

75,000.01 - 100.000.00

100,000.01 - 125,000.00
125,000.01 - 150,000.00

150,000.01 - 175,000.00

175,000.01 - 200,000.00

200,000.01 - 225,000.00

225 000.01 - 250,000.00

250,000.01 - 275 ,000.00

275,000.01 - 350,000.00

350,000.01 - 450,000.00
450,000.01 - 550,000.00
LAY 2000

$50,000.01 - 850,000.00

£50,000.01 - 750,000.00

750,000.01 - 850,000.00

950,000.01 >=
Total;

Minimum: 34,200.00
Maximum: 1,000,000.00
Average: 210,615.34

4, Cut-off Date Principal Balances of the Mortgage

Loans

Cut-off Date Principal Balances of the Mortgage Loans

Percent off

Wortgage

25,000.01 - 50,000.00
50,000.01 - 75,000.00

75.000.01 - 100,000.00

Pool
0
41
66,

100,000.01 - 1265,000.00

125,000.01 - 150,000.00

160,000.01 - 175,000.00
175,000.01 - 200,000.00

200,000.01 - 225,000.00

225,000.01 - 250,000.00

250,000.01 - 275,000.00

275,000.01 - 350,000.00

5
B
54
2
15.60

350,000.01 - 450,000.00

14.31

450,000.01 - 550,000.00

550,030.01 - £50,000.00

650,000 .01 - 750,000.00

750,000.01 - 850,000.00

£50,000.01 >=

Total:

Minimum: 34,140.54
Maximum: 998,903.44
Average: 210,424.15



5. Original Terms of the Mortgage Loans

Percent of]

Mortgage
Pool

100.00

100.00/

Weighted Average: 360

6. Stated Remainimg Terms of the Mortgage Loans

Percent of

Mortgage

Maximum: 359
Weighted Average: 357

7. Months Since Origination of the Mortgage Loans

Percent of|
Mortgage
Months Since Origination of the Mortgage Loans Poo!
1 2.
2 22 4
3 .32
45 33.98
79 36
10-12 .2
13>= .0
Total: 100.
Minimum: 1
Maximum: 13

Weighted Average: 3

8. Original Interest Only Term of the Mortgage Loans

Percent of

Mortgage
Original interest Onty Term of the Mortgage Loans Pool
<=0 32.79
46 .23
13-24 .03
25-36 .8
37-60 1 %
61-120 45,33
Total: 100.00{
Minimum: 0
Maximum: 120

Non-zero Weighted Average: 95



9. Prepay Penalty Original Term of the Mortgage Loans

Prepay Penalty Oriqinal Term of the Mortgage Loans

<=0

Pool

Percent

Mortgage

46

712

=] ignl

13-24

25-36

o [
N

37-60

o [ea{tn

4.

Total:

100.00)

Minimum: 0
Maximum: 60
Non-zero Weighted Average: 27

10. Credit Scores of the Mortgage Loans

Credit Scores of the Mortgaqe Loans

Percent of]

Mortgage
Pool

<=0

1-580

[601 - 620

[621 - 640

641 - 660

[681-680

681 -700

701 - 720

721 -740

741-760

761-780

781-800

801 >=

Total:

Minimum: 0
Maximum: 809
Non-zero Weighted Average: 715

11. Original Loan-to-Value Ratios of the Mortgage Loans

Percent of
Mortgage
Original Loan-to-Value Ratios of the Mortgage Loans Pool
<=50.00 80
50.01 - 55.00 .05
43
.01
17.3
70.01 - 75.00 10.04
75.01-80.00 60.13
80.01 - 85.00 1.1
3.
1.
100.00]

Minimum: 21.43
Maximum: 85.00
Weighted Average: 76.65



12. Documentation Type of the Mortgage Loans

Percent of]
Mortgage
Documentation Type of the M e Loans Pool
| Reduced with VOA (A-SI} 33.78
Full {IL-A) 27.07|
No Ratio (A-N)) 237
None (NI-NA) .56
Stated/Stated with Vvoe 43
Reduced with VOI (FNA) 16
Alternate .27]
Total: 100.00f
13. Loan Purpose of the Mortgage Loans
Percent of]
Mortgage
Loan Purpose of the Mortgage Loans Pool
P 79.94
c 15.43
R 3.6
[Total: 100.00
14. Occupancy Status of the Mortgage Loans
Percent of|
Mortgage
Pool
100.00
100.00f
15. Property Type of the Mortgage Loans
Percent
Mortgage
Property Type of the Mortgage Loans Pool
Single Family Detached 44,
PUD Attached 14.2!
2-Family 10.3
4-Fami .0
Condo (<=4 Stories) 9
3-Famiy .0!
Condo (> 4 Stories 9!
PUD Detached 1
Coo 02
Single Family Attached 6
Other .
|Other




16. Geographic Distribution of the Mortgage Loans

Percent off

Mortyage
Geographic Distribution of the, e Loans Pool
California 20.04/
Florida 15.8!
Nevada 14.8
New Jersey 80
New York .30
Massachusetts 81
}\_fmﬂa 51
Asizopa .40)
Georgia 84
Minnesota .82
Pennsylvania 1.81
Connecticut 1.7
Maryland 1 %
North Carclina 1
Hinots 1,%
South Carofina 09
Texas o}
Washington, DC 0.5
Alabama .54
New Hampshire 500
Washington .47)
Lhab 44
Colorado .41
Ohio .38,
Maine .37]
Other 5!
Totai: 100.!

17. Months to Next Rate Adjustment Date of the Mortgage Loans

Percent off

Mortgage
Months to Next Rate Adjustment Date of the Mortaage Loans Pool
1 0.3!
2 7.24)
3 5.82
4 64
56 24
812 11
14-24 42.53
26-36 i
38-60 25
Total: 100.!
Minimum: 1

Maximum: 59
Weighted Average: 29



18. First Periodic Rate Caps of the Mortgage Loans

Percent of]

Mortgage
First Periodic Rate Caps of the Mortaage Loans Pool
0.751 - 1.600 2.99
1.751-2.000 217
2.751 - 3,000 449
4.751 - 5,000 166
5501 - 5750 41

: 000 324

6.501 - 6.750 0.1
10.001 - 10.250 021
Total 100.00
Minimum: 1.000

Maximum: 10.010
Weighted Average: 4.257

19. Subsequent Periodic Rate Caps of the Mortgage Loans

Percent ofj
Mortgage
Subsequent Periodic Rate Caps of the Mortgage Loans Pool
<=0.000 021
0.751 -1.000 54.32
1.751 - 2.000 23
5751 - 6.000 2.4
Total: 100
Minimum: 0.000
Maximum: 6.000
Weighted Average: 1.852
20. Lifetime Rate Caps of the Mortgage Loans
Percent
Mortgage
Lifetime Rate Caps of the Mortgaae Loans Pool
4.751 - 5.000 36.6.
{5251 - 5,500 0.21
5501-5.750 041
5.751 - 6.000 52.
6.001 -6.250 .
6.251 - 6.500 6!
6.501 - 6.750 6
751 7.000 57}
001 -7.250 28]
17.601 - 7.750 4
751 - 8.000 .3
8.501 - 8.750 B
10.001 - 10,250 .2
11.751-12.000 .89
Total: 100.00
Minimum: 5.000

Maximum: 12.000
Weighted Average: 5.970



21. Gross Margin of the Mortgage Loans

Percent of|

Mortgage
Gross Marain of the Mortnage Loans, Pool
0.751 -1.000 .
501 -1.750
751 -2.000 .
12.001 - 2.250 15.14
2.251 - 2.500 .
2.501-2.750 .9
2.751 - 3.000 8!
3.001 - 3.250 .90
3251 -3.500 18.87|
2|
1

3.501-3.750 10,
3.751-4.000 .
4.001-4250 45
4.251-4.500 9.
4.501-4.750 0.78
4.751-5.000 382
5.75) - 6.000 0,34
Total: 100.00)
Minimum: 0.875

Maximum: 5.875

Weighted Average: 3.401

22. Minimum Mortgage Rates of the Mortgage Loans

Minimum Mortaage Rates of the Morigage Loans Poo
0.75 .000

1.501 - 1.750 .19
1.751 - 2.000 .
250 15.14
.500 42
750 !
.000 8!
3.001 - 3.250 .
3.251-3.500 18.8
501 -3.750 10,
.751 - 4.000
.001 - 4.250
14.251 - 4.500 }
4.501 - 4.750 .78
4.751 - 5000 .92,

5.751 -6.000 .34
Total; 100
Minimum: 0.875

Maximum: 5.875

Weighted Average: 3.401

23. Maximum Mortgage Rates of the Mortgage Loans

Maximum Mortaage Rates of the Mortaage Loans Pool
10.251 - 10.500 .

2

10501 - 10.750 4!
10.751 - 11.000 .3
.7

5

4

11.001 - 11.250
13.259 - 11.500

11.501-11.750

751 - 12.000 13
1001 12.250, 100
251 - 12500
501 12.750
751 - 13.000 10.
13.001 13.250
13251 13.500
13.501 - 13.750
13.751-14.000
14.001 - 12.250 77]
14251 - 14.500 07
14501 - 14.750 19
14.751- 15.000 4
15.001 - 15250
251 - 15.500
751 - 17.000
001 - 17.250
251 - 17.500
501 - 17.750
751 - 18.000
[18.001 - 18.250
1826118500

© 14

R Y Y

wloio|o

'-..'t'u'u@'

18.751 - 15.600
Total: 100.
Minimum: 10.500

Maximum: 18.875

Weighted Average: 12,711




NO DOCS

1. Current Rates of the Mortgage Loans

Percent
of
Mortgage|
Current Rates of the Mortaage Loans Pool
4.001 - 4.250 0.2
4.751 - 5.000 0.
.001 - 5.250 8
[5:251-5.500 4
.501 - 5.750 . 3;
751 - 6.000 .8
.001 - 6.250 .87]
6.251-6.500 .1
[6.501-6.750 6
6.751 -7.000 A
7.001-7.250
[7.251-7.500
7.501-7.750
7.751 - 8.000
.001 - 8.250 .22
[8.257 - 8.500 0.6
.501-8.750 1]
751 - 9.000 0.4
Total: 100.1
Minimum: 4.250

Maxdmum: 8.875
Weighted Average: 6.738

2. Current Net Mortgage Rates of the Mortgage Loans

Percent
of
Mortgage
Current Net Mortgage Rates of the P
ool
Mortgage Loans
3.751 - 4000 02!
[4.501- 4.750 .34
.751-5.000 .04
001 .- 5.250 2
{5251 - 5,500 3
[5.501-5.750 0,06
751 - 6.000
.001 - 6.250 0
[6251-6.500 6,
501 - 6.750 0.74
6.751-7.000 0.07]
001 -7.250 .50
7.251 - 7.500 Xl
501 - 7.750 .16
751 - 8.000 34
.001 - 8.250 ¥
|8.251-8.500 0,
.501-8.750 0.4
(Total: 100.00)
Minimurm: 3.865
Maximum: 8.615

Weighted Average: 6.457



3. Principal Balances of the Mortgage Loans at Originatic

Percent
of
Mortgage)
Principal Balances of the Mortgage Loans af] P
P ool

Origination
50,000.01 - 75,000.00 0.4
(75,000.01 - 100.000.00 20

00,000.01 - 125,000.00 .7
[125,000.0% - 150,000.00

$0,000.01 - 175,000.00

75,000.01 - 200,000.00 X
200.000.01 - 225 030.00 e’
225.000.01% - 250,000.0 8.
250,000.01 - 275,000.0¢ 0.
275,000.01 - 350,000.0( .4
350,000.01 - 450,000.0 Lr
450,000.01 - 550,000.0¢ A
550,000.01 - 650.000.01 8
650,000.01 - 750,000. 4.%
750,800.01 - 850,000.00 A
850,000.01 - 950,000.00 %
950,000.01 >= .7
Total 100.00}

Minimum: 58,000.00
Maximum: 1,408,000.00
Average: 271,373.52

4. Cut-off Date Principal Balances of the Mortgage Loans

Pescent
of
Mortgage
Cut-off Date Principal Balances of the P
oot
Mortaaae Loans
50,000.01 - 75,000.00 .4
75.000.01 - 100,000.00 .
00,000.01 - 125,0600.00 .5¢
|125,000.01 - 150,000.00 X
[150,000.01 - 175.000.0¢ 4.
75.000.01 - 200,000.0( 4
00, - 225,000.0¢ .36
225,000.01 - 250,000, .56
250.000.01 - 275,000 .9
275,000.01 - 350,000 071
350.000.01 - 450,000.00 .62
450,000.01 - 550,000.00 19
550.000.01 - 650,000.00 B!
650.,000.01 - 750,000.00 0!
750,000.01 - 850,000.00 N
850,000 01 >= .05]
Totaf 100,00]

Minimum;: 57,834.99
Maximum: 1,400,223.82
Average: 27093320



5. Original Terms of the Mortgage Loans

Percent
of
Mortgage
Original Terms of the Mortqaqe Loans Poo!
360 - 360 100.00!
Total: 1060.00
Minimum: 360
Maximum: 360

Weighted Average: 360

6. Stated Remainimg Terms of the Mortgage Loans

Percent
of
Mortgage
Stated Remainimg Terms of the Mortgage P
ool
Loans
300>= 100.09)
Total: 100.00)
Minimum: 348
Maximum: 359

Weigtted Average: 357

7. Months Since Origination of the Mortgage Loans

Percent
of
Mortgage
Months Since Onigination of the Mortgage Pool
|Loans
4.37|
T
3
48 S
79 0g
10-12 z.ﬁ
Yotal: 10040d
Minimum: 1
Maximum: 12

Weighted Average: 3




8. Original Interest Only Term of the Mortgage Loans

Percent
of
Mortgage
Original Interest Cnly Term of the Mortgage Poo!
Loans
<=0 55.24;
3-24 0.44)
[37-60 36
1-120 40,%
| Total: 100,00
Minimum: 0
Maximum: 120

Non-zero Weighted Average: 114

9. Prepay Penatty Original Term of the Mortgage Loans

Percent
of
Mortgage
Prepay Penalty Original Term of the P
ool
Mortaage Loans
<=
46
712
13-24
25-36
37-60
Total:
Minimum: 0
Maximum: 60

Non-zero Weighted Average: 27

10. Credit Scores of the Mortgage Loans

Percent
of
Mortgage
|Credit Scores of the Mortgage Loans Poo
581 - 800 A4
01 - 620 77|
21 - 640
{641 - 860 7.2
661 -680 2.44
681-700 7
701-720 58
721-740 1
741-760 1
761-780 2
781-800 6
801 >= .3
Total: 100.0!
Minimum; £92
Maximum: 821

Non-zero Weighted Average: 708



11. Original Loan-to-Value Ratios of the Mortgage Loans

Percent
ot

Mortgage

Original Loan-to-Value Ratios of the
Pool

Mortaage toans
<= 50.00 .5
50.01 - 55.00 62
55.01 - 60.00
60.01 - 65.00 1
65.01 - 70.00 15.79
70.01-75.00 65
75.01 - 80.00 43.7
80.01 - 85.00 A4
85.01-90.00 47
90.01 - 95.00 fg
Total: 100.0
Minimum: 21.28
Maximum: 85.00

Weighted Average: 75.35

12, Documentation Type of the Mortgage Loans

Percent
of

Mortgage|

Documentation Type of the Mortgage Loans,  Pool

None (NI-NA} 100.00;
Totat: I 100.00]

13. Loan Purpose of the Mortgage Loans

Percent
of
Mortgage
Loan Purpose of the Mortqage Loans Poo
P 68.
c 26.6
R 3
Total: 100.00)

14. Occupancy Status of the Mortgage Loans

Percent
of

Mortgage,

Occupancy Status of the Mortgage Loans Poal

Ovmer-Occupied 75.72
Investor 14.87|
Second Home 41

Total: 1 DO:OQ




15. Property Type of the Mortgage Loans

Percent
of
Mortgage
Property Tvpe of the Mortaage Loans Pool _
Single Family Detached 51,
PUD Attached 20.36

2-Family
Condo (<=4 Stories
Single Family Attached
3-Family

Townhoyse .
PUD Detached 2.

Condo (> 4 Stories) 27|
4 Family A4
Total: 100.0

16. Geographic Distribution of the Mortgage Loans

Percent
of

Mortgage

Geographic Distribution of the Mortgage Poot

g
o
oo~

5

i

&

4

7
gg]-nmqbzw

i

2
El
®

Pennsylvania

Cotorado
Connecticut
New Hampshire

Utah
Delaware
Maryiand 0.
Narth Carolina (X
Washington, DC
Rhode isiand
Ohio

South Carolina
Maine

Georgia
Minnesota

Texas

lliinois
Other »
Total: 100.0

Szl=lgle

o bt b P P
Y
i)

o
N

©
iy




17. Months to Next Rate Adjustment Date of the Mortgage

Percent
of
Mortgage
Menths to Next Rate Adjustment Date of the P
ool
Mortgage Loans
2 6
4 R
5-6 0.67
14-24 414
26-35 0!
38 - 60 31.58
Total: 100.60
Minimum: 2
Maxdmum: 59

Weighted Average: 32

18. First Periodic Rate Caps of the Mortgage Loans

Percent
of

Mortgage
First Periodic Rate Caps of the Mortgage Pool
Loans
0.751 - 1.000 55
1.751-2000 X
2.751-3.000 43,
4751 -5.000 21
5.751-6.000 2860
Total: 100.00
Minimum: 1.000

Maximum: 6.000
Weighted Average: 4262

19. Subsequent Periodic Rate Caps of the Mortgage Loar

Percent
of

Mortgage

Subsequent Periodic Rate Caps of the
Pool

{Mortgage Loans
0.751 - 1.000 69.06
1.751-2000 212
5.751 - 6.000 9.6
Total: 100.01

Minimum; 1.000
Maximum: 6.000
Weighted Average: 1.697



20. Lifetime Rate Caps of the Mortgage Loans

Percent
of
Mortgage
Lifetime Rate Caps of the Mortgage Loans Pool
2.751-3.000 RE
751 - 5.000 51.3
.001 - 5250 .2
.501-5.750 0.51
751 - 6.000 38.20
.001 - 6.250 0.
[6.251-6.500 0.9¢
.501-6.750 0.
751 - 7.000 0.7;
[7.501-7.750 0221
.751- 8,000 0.6
11.751 - 12.000 5.32
Total: 100.00]
Minimum: 3.000

Maximum: 12.000 -
Weighted Average: 5.831

21. Gross Margin of the Mortgage Loans

Percent
of
Mortgage
Gross Marqin of the Mortaaqe |oans Pool
.001 - 2.250 18.0;
(2251 - 2500 K
.501 - 2.750 10.7
751 - 3.000 4
.001 - 3.250 1 3"31
[3.251-3.500 23
[3501 3750
751-4.000 .54
|4.601 - 4.250 A
[4251-4.500
4501-4750 -
4.751-5.000 2.
Total: 100.0
Minimum: 2.250
Maximum: 5.000

Weighted Average: 3.219

22. Minimum Mortgage Rates of the Mortgage Loans

Percent
of
Mortgage

Minimum Mortgage Rates of the Mortgage Pool
|Loans

.001 - 2.250 18.0
[2.251 - 2.500 .1
(2501 -2.750 107
.751 - 3.000 A4
.001 -3.250 11.8
[3.251 - 3.500 23.
[3.501 -3.750 6
751 - 4.000 .54
4.001 - 4.250 4
4251 -4.500 0!
4.501-4.750 K]
4.751 - 5.000 X}
Total: 100.00}
Minimur; 2250

Maximum: 5.000

Weighted Average: 3.219




23. Maximum Mortgage Rates of the Mortgage Loans

Percent
of
Mortgage
Maximum Mortgage Rates of the Mortgage Pool
Loans
110.001 - 10.250 0.32
110.251 - 10.500 0.18
10.501 - 10.750
[10.751 - 11.000 ?%
11.001-11.250 .4
11.251-11.500 X
[11.501 - 11.750 122
751 -12.000 134
001 - 12.250 1 %
[12.251 - 12.500 45
.501 - 12.750 10.96/
.751 - 13.000 .87)
13.001 - 13.250 .55
(13.251 - 13.500 07
[13.501 - 13.750 7
.751 - 14.000 4
4.001-14.250 0.
[12.251 - 14.500 0.
[15.251 - 15,500 0.62
17.751 - 16.000 2.
18251-1
18501 . .54
Total: 100.00

Minimum: 10.250
Maximum: 18.750
Weighted Average: 12.569



LOANS WITH SILENT SECONDS

1. Current Rates of the Mortgage Loans

Percent

Current Rates of the Mortgage Loans

1.501 - 1.750
1.751 - 2.000
751 - 3.000
[3.501-3.750
751 - 4.000
[4.001 - 2250
(4251 - 4.5

’_5 501-8.750
8.751 - 8.000
Total;

"Minimun; 1,740
Maximum: 9.000
Weighted Average: 6.462

2. Current Net Mortgage Rates of the Mortgage Loans

Percent
of
Mortgage
Current Net Mortgage Rates of the Pool
Loans
1,251 - 1.500 025
[1.501-1.750 .0
12.501 - 2.750 1
[3.251 - 3.500 8
[3.501 - 3750
3.751-4.000 .10
{4.001 - 4.250 0.14
[4.251-4.500 0.90
14.501 - 4.750 -2
4.751-5.000 A:)
.001 - 5.250 7]
=3
0.
2.
3.
10.24
1
.1
5!
308

Minimum: 1.480
Maximum: 8,740
‘Weighted Average: §.183



3. Principal Balances of the Mortgage Loans at Origination

Percent
of
Mortgege|
Principal Balances of the Mortgage Loans Pool
Inatiof
25,000.04 - 50,000.00 0.0:
$0,000.01 - 75 000.00 0.3
75,000.01 - 100,000.00 .3
100,000.01 - 125,000.00 .
125,000.01 - 150,000.00 .6
150,000.0% - 175,000.00 4.
175,000.01 - 200,0600.00
200,000.01 - 225 000.00 .
225,000.01 - 250,000.00 %
250,000.01 - 275,000.00 !
350,000.00 16.9:
50,000.00 18.0°
450.000.01 - 550,000 00 7.9
550,000.01 - §50,000.00 7.20
550,000.01 - 750,000.00 2.71
750,000.01 - 850,000.00 2.31
850,000.01 - §50,000.00 L‘%
$50,000.01 >= 6.8
Total: 100

Minimum: 37,960.00
Maximum: 1,430,400.00
Average: 283,065.90

4. Cut-off Date Principal Balances of the Mortgage Loans

Percent
of

Mortgage

Cut-off Date Principal Balances of the
Morta: Loans

25 000.01 - 50 000.00

50,000.01 - 75,000.00

75,000.01 - 100,000.00

100,000.01 - 125,000.00

125,000.01 - 150,000.00
150,000.01 - 175,000.00
175,000.01 - 200,000.00
200,000.01 - 225,000.00
225,000.01 - 250,000.00
250,000.01 - 275,000.00 .94
275,000.01 - 350,000.00 18.77]

1275,000.C
350,000.01 - 450,000.00 18.1
450,000.01 - 550,000.00 7.9
550,000.01 - 850,000.00 7.3
650,000 50,000.00, 2.
750,000. 2.31
850,000
Total: 100,
Minimum: 37,860.00

Maximum: 1,430,400.00

Average: 283,842,83

Pool

0.
0.

o[ ol oo o

olofs
4

5. Original Terms of the Mortgage Loans

Percent
of
Mortgage
QOriginal Terms of the Mortaage Loans Pool
100.001
109
Minimum;: 380
Maximum: 360

Weighted Average: 360



6. Stated Remainimg Terms of the Mortgage Loans

Percent
of
Mortgage

Stated Remalnimg Terms of the Mortgage Poot
Loans

300 >= 100.
Total: 100.¢
Minimum: 348

Maximum; 359
Weighted Average: 357

7. Months Since Origination of the Mortgage Loans

Percent
of
Mortgage
Months Since Origination of the Mortgage P
ool
Loans
1 3.54]
2 33.1
3 36.4¢
48 25.
7-8 0.7
1012 0.4
Total: 100
Minimum: 1
Maximum: 12

Weighted Average: 3

8. Original Interest Only Term of the Mortgage Loans

Percent
of
Mortgage]
Original Interest Onty Term of the Pool
Mortasae Loans.

<= 0 15.0
48 0.1
13-24 9.1

25-36 1.41|
37-80 18.8t
61-120 57.3
Total; 100.
Minimum: 0

Maximum: 120

Non-zero Weighted Average: 85

9. Prepay Penalty Original Term of the Mortgage Loans

Prepay Penatty Original Term of the
Loans

<=0
48
7412
13-24

25-36

37-60

Total:

Minimum: 0

Maximum: 60

Non-zero Weighted Average: 25




10. Credit Scores of the Mortgage Loans

Percent
of

Mortgage

Credlt Scores of the Mortgaqe Loans Poo!
<=0 ..

Minimum: 0
Maximum: 818
Non-zero Weighted Average: 705

11. Original Loan-to-Value Ratios of the Mortgage Loans

Percent
of

Mortgage
Origina) Loan-to-Vajue Ratios of the Pool
Mortaaqe Loans
<=50.00 0.53
50.01 - 55.00 0.0
55.01 - 60.00 0.6
[60.01 - 85.00 6
65.01 -70.00 13.8
70.01-75.00 .
(75.01 - 80.00 747
80.01 - 85.00 0,07}
Total: 100.00;
Minimum: 19.67

Maximum: 80.18
Weighted Average: 77.42

12. Documentation Type of the Mortgage Loans

Percent
of

Mortgage

Documentation Type of the Mortgage
ans

Reduced with VOA (A-S1)

o Ratio {A-N1)

Full (1-A)

None {NI-NA)

Stated/Stated with Vvoe

Altemnate

Reduced with VOI {I-NA)

Total:

Pool




13. Loan Purpose of the Mortgage Loans

Percent
of
Mortgage
Loan Pui of the Mortgage Loans Pool
P 86.21
C B.13
R 5
Total: 100.

14, Occupancy Status of the Mortgage Loans

Percent
of

Mortgage
Occupancy Status of the Mortgage Loans Poal
Owner-Occupied 72.67|
Investor 20.62
Second Home 870
Total: 100,00

15. Property Type of the Mortgage Loans

Percent
of
Mortgage)|
Property Type of the Mortaage Loans Pool
Single Family Detached 4993
PUD Attached 23 3
Condo (<=4 Stories) a
2-Family 34
3Family 4.
4-Family 2
PUD Detached .44
Condo (> 4 Stories}) 63
Te A
Single Famity Attached 3
Other 0.1
Total: 100.4

16. Geographic Distribution of the Mortgage Loans

Distri of the

Loans

Percent
of

Mortgage

California

Nevada

Virgina

Florida

Marvtand

New Jersey

New York

Massachusetts

Arizona

Minnesota

Pennsylvania

South Carotina

Colorado

Connecticut

et el e 4
~ sy

New Hampshire

Georgia

Washington,

lilinois

Michigan

Hawalii

Utah

North Carolina

Missour

Rhode (sland

Wisconsin

olo|olo[o]elo|ole|ole|e
BlelsBISIBIRIRSILIB

Other

Total:

Bllo




17. Months to Next Rate Adjustment Date of the Mortgage Loans

Percent
ot
Mortgage
Months to Next Rate Ad]ustment Date of Pool
the Mortgage Loans
<=1 0.27]

4

2 7.%
5.
1.5

56

14-24

26 - 36

38-80

Total:

Minimum: 1
Maximum: 59
Weighted Average: 31

18. First Periodic Rate Caps of the Mortgage Loans

Percent
ot
Mortgage!
First Periodic Rate Capa of the Mortgege
|Loans
[0.751 - 1.000
[1:261-1.500
751 -2.000
2.751 - 3.000
4.751 - 5.000
.501 - 5.750
751 - 8,000
251 -6.500
501 -8.750
| 00 250
1-10.250
10.251 - 10.500
Total:
Minimum: 1.000

Maximum: 10.260
Weighted Average: 4.622

19. Subsequent Periodic Rate Caps of the Mortgage Loans

Percent
af
Mortgage
Subsequent Perlodic Rate Caps of the Pool
Loans.
<= 0.000 13
0.751-1.000 81.81
1-2.000 258
1 - 3.000 0!
. 751 - 6.000 11,0
[Total: 100.00]
Minimum. 0.000

Maximum; 6,000
Weighted Average: 1.823



20, Lifetime Rate Caps of the Mortgage Loans

Lifetime Rate Caps of the Mortgage Loans | Pocl

4.751 - 5.000 38.
5.501-5.750 0.8
5751~

10.251 - 10.500 0.
11.751 - 12.000 6.41
17.751 - 18.000 0.20|
Total: 100,
Minimum: 5.000

Maximum: 18.000

Weighted Average: B.105

21. Gross Margin of the Mortgage Loans

Percent
of

Mortgage

Gross Margin of the Mortgage Loans Pool
0.501 - 0.750 0.

0.

0.04

0.0;
2

Minimum: 0.750
Maximum; 6.350
Weighted Average: 3.328

22. Minimum Mortgage Rates of the Mortgage Loans

Percent
of

Mortgage

Minimum Mortgage Rates of the Mortgage Pool

“Minimur: 0.750
Maximum: 6.350
Weighted Average: 3.328



23. Maximum Mortgage Rates of the Mortgage Loans

Percent
of

Mortgage|

Pool

BB!!!
0.751 - 10.000 [
10.001 - 10,250
10251 - 10.500
10.501 - 10.750
10751 - 11.000
11,001 - 11.250
11.261- 11,500
501 - 11.750 1
000 1
250 1
12,500

Maximum Mortgage Rates of the Mortgage

0!
.5

BaBlolatull
dlslelle

\,
4

15

3.501 - 13.750

e
83
B8

4,257 - 14.500 .83
4.501 - 14.750
.751 - 15.000
001 - 15.250
.500

51218
[16.501 - 16.750

. 754 - 17.000
17.001 - 17,250
17.251 - 17.500
17.501 - 17.750
17,761 48.000
18.001 - 18.250

18.251 - 18.500
18.501 - 18.750
18.751 - 19.000
22751 - 23.000
Total:

Minimum; 9.875

Maximum: 22.875
Weighted Average: 12,566




ZERO FICOS

1. Current Rates of the Mortgage Loans

Percent
of

Mortgage
Current Rates of the Mortgage Loans Poot
6.251 - 6.500 19.80]
7.251 - 7.500 11.79
7.501-7.750 4568
7.751 - 8.000 13.92)
8.501-8.750 8.73
Total: 100.00
Minimurm: 6.500
Maximum: 8.750

Weighted Average: 7.547

2. Current Net Mortgage Rates of the Mortgage Loans

Percent
of

Mortgage
Current Net Mortgage Rates of the Mortgage Pool
Loans
6.001 - 6.250 19.90,
7.001-7.280 11.79,
7.251-7.500 45.66
7.501-7.750 3.92
8.251 - 8.500 8.73]
Total: 100.00
Minimum: 6.240

Maximum: 8.490
Weighted Average; 7.287

3. Principal Balances of the Mortgage Loans at Origination

Percent
of
Mortgage
Principal Balances of the Mortgage Loans at P
ool
Origination
125000.01 - 150,000.00 8.73]
75,000.01 - 200,000.00 11.79)
225000.01 - 250,000.00 13.92,
275,000.01 - 350,000.00 19,90,
350,000.01 - 450,000.00 45.66
Total: 100.00]

Minimum: 141,600.00
Maximum: 380,000.00
Average: 270,083.33



4. Cut-off Date Principal Balances of the Mortgage Loans

Percent
of

Mortgage
Cut-off Date Principal Balances of the
Mortqage Loans Pool
125,000.01 - 150,000.00 8.73
175,000.01 - 200,000.00 11.79]
200,000.01 - 225 000.00 13.92
275,000.01 - 350 000.00 19.90
350,000.01 - 450,000.00 45.68]
Total: 100.00j

Minimum: 141,017.09
Maximum: 378,889.34
Average: 269,304.91

5. Original Terms of the Mortgage Loans

Percent
of

Mortgage
Original Terms of the Mortgage Loans Pool
360 - 360 100.00
Total; 100.00]
Minimum: 360
Maximum: 360

Weighted Average: 360

6. Stated Remainimg Terms of the Mortgage Loans

Percent
of

Mortgage

Stated Remainimg Terms of the Mortgage
Pool

Loans
300 >= 100.00,
Total: 100.00;
Minimum; 353
Maximum: 358

Weighted Average: 356




7. Months Since Origination of the Mortgage Loans

Percent
of

Mortgage
Months Since Origination of the Mortgage Pool
Loans o0
2 19.80
4-6 71.38]
79 8.73]
Total: 100.00;
Minimum: 2
Maximum: 7

Weighted Average: 4

8. Original Interest Only Term of the Mortgage Loans

Percent
of

Mortgage

Original Interest Onty Term of the Mortgage
Poot

Loans
<=0 100.00
Total: 100.00|
Minimum: 0
Maximum: 0

Non-zero Weighted Average: 0

9. Prepay Penalty Original Term of the Mortgage Loans

Percent
of
Mortgage

Prepay Penalty Original Term of the P

ool
Mortqage Loans
<=0 8.73
13-24 57.45)
25-38 33.82
Total: 100.00
Minimum: 0
Maximum: 36

Non-zero Weighted Average: 28



10. Credit Scores of the Mortgage Loans

Percent
of

Mortgage
Credit Scores of the Mortgage Loans Poot
<= () 100.00;
Total: 100.00]
Minimum: 0
Maximum: 0

Non-zero Weighted Average: 0

11. Original Loan-to-Value Ratios of the Mortgage Loans

Percent
of

Mortgage

Original Loan-to-Value Ratios of the
Pool

Mortqage Loans
75.01-80.00 100.00
Total: 100.00
Minimum: 78.99
Maximum: 80.C0

Weighted Average: 80.00

12, Documentation Type of the Mortgage Loans

Percent
of

Mortgage

Documentation Type of the Mortgage Loans|{ Pool

No Ratio {A-NI} 68.31
Fult (1-A) 19.90
Stated/Stated with Vvoe 11.79]

Total: 100.00;




13. Loan Purpose of the Mortgage Loans

Percent
of
Mortgage
Loan Purpose of the Mortgage Loans Pool
P 100.00)
Total: 100.00

14. Occupancy Status of the Mortgage Loans

Percent

of
Mortgage

Occupancy Status of the Mortgage Loans Pool
Owner-Occupied 71.38]
Second Home 19.80]
Investor 8.73
Total: 100.00

15. Property Type of the Mortgage Loans

Percent
of

Mortgage
Property Type of the Mortgage L.oans Pool
Single Family Detached 67.82]
Condo (<=4 Stories) 23.45]
3-Family 8.73
Totak 100.00]

16. Geographic Distribution of the Mortgage Loans

Percent
of
Mortgage

Geographic Distribution of the Mortgage P

00!
Loans
California 71.38]
Florida 19.90
Massachusetts 8.73
Total: 100.00




17. Months to Next Rate Adjustment Date of the Mortgage Loans

Percent
of

Mortgage
Months to Next Rate Adjustment Date of the Pool
Mortaage Loans
14-24 57.48]
38-60 42.55
Total: 100.00]
Minimum: 19
Maximum: 58

Weighted Average: 35

18. First Periodic Rate Caps of the Mortgage Loans

Percent
of

Mortgage

First Periodic Rate Caps of the Mortgage
Pool

Loans
4.751 - 5.000 28.63
5.781 - 6.000 71.38)
Total: 100.00
Minimum; $.000
Maximum: 6.000

Weighted Average: 5.714

19. Subsequent Periodic Rate Caps of the Mortgage L.oans

Percent
of

Mortgage
Subsequent Periodic Rate Caps of the Pool
Mortqage Loans
0.751-1.000 100.00,
Total: 100.00
Minimum: 1.000
Maximum: 1.000

Weighted Average: 1.000



20. Lifetime Rate Caps of the Mortgage Loans

Percent
of

Mortgage

Lifetime Rate Caps of the Mortgage Loans Pool

4.751-5.000 28.63
5751 - 6.000 71.38]
Total: 100.00]
Minimum: 5.000
Maximum: 6.000

Weighted Average: 5.714

21. Gross Margin of the Mortgage Loans

Percent
of

Mortgage
Gross Margin of the Mortgage Loans Pool
2.001 -2.250 28.63]
3.251 - 3.500 71.38
Total: 100.00|
Minimum: 2.250
Maximum: 3.500

Weighted Average: 3.142

22, Minimum Mortgage Rates of the Mortgage Loans

Percent
of
Mortgage
Minimum Mortgage Rates of the Mortgage P
ool
Loans
2.001 -2.250 28.63]
.251 -3.500 71.38
[Total: 100.00
Minimum: 2.250
Maximum: 3.500

Weighted Average: 3.142

23. Maximum Mortgage Rates of the Mortgage Loans

Percent
of

Mortgage

Maximum Mortgage Rates of the Mortgage Poot

|Loans o0
11.251 - 11.500 19.90;
3.251 - 13.500 11.79]
3.501 - 13.750 54.39
3.751 - 14.000 13.92
Total: 100.00

“Minimum: 11.500
Maximum: 13.875
Weighted Average: 13.261



FICO < 640

1. Current Rates of the Mortgage Loans

Percent
of
Mortgage
Current Rates of the Mortqage Loans Pool
4.001-4.250 0.45
[4.501-4.750 067
.001-5.250 1.76]
[5.251 - 5,500 0.52
501-5.750 0]
751 - 8.000 é
001 - 8.250 4.45
16.251 - 6.500 i%
.501-6.750 7.0
751 - 7.000 1.11
001 - 7.250 .22
[7.251 - 7.500 7,
[7.501-7.750 94
.751 - 8.000 4
.001 - 8.250 0.
751 - 9.000 1.0
|Total: 100.00|
Minimum: 4.250
Maximum: 8.875

Weighted Average: 6,818

2. Current Net Mortgage Rates of the Mortgage Loans

Percent
of
Mortgage
Current Net Mortgage Rates of the Mortgage Pool
Loans
3.751 - 4.060 0.45
[4.251 - 4.500 067
4.751-5.000 ki
001 - 5.250 21
251-5.500 4.26
501-5.750 8
[5.751 - 6.000 50
001-6.250 2
18.251 - 6.500 >4
[6.501 -6.750 64
.751 - 7.000 .22
.001 - 7.250 44
7.251-7.500 .94
{7.501-7.750 4
7.751 - 8.000 0.
8.501 - 8.750 1.08
[Total: 100.0
Minimum: 3.885

Maximum: 8.615
Woeighted Average: 6.551



3. Principal Balances of the Mortgage Loans at Origination

Percent
of

Mortgage

Principal Balances of the Mortgage Loans at|
L ool

Origination
75,000.01 - 100,000.00 0.90
|100,000.01 - 125,000.00 A
r125 00.01 - 150,000.00 4
[150,000.01 - 175,000.00 X
175,000.01 - 200,000.00 5.0
200,000.01 - 225 600.00 4.7
325,000.01 - 250,000.0 9
[250,000.01 - 275 2
275,000.01 - 350,000.0¢ 18.84
350,000.01 - 450,000.0¢ 11.44
450,000.01 - 550,000.00 .
550,000.01 - §50,000.00 10.0;
650,000.01 - 750,000.00 8
750,000.01 - 850,000.00 .7
950,000.01 >= .
Total; 100.0

Minimum: 87,500.00
Maximum: 1,000,000.00
Average: 309,285.80

4, Cut-off Date Principal Balances of the Mortgage Loans

Cut-off Date Principal Balances of the
Mortqage Loans

Percent
of

Mortgage

Pool

75,000.01 - 100,000.00 14

25,000.00 5
[ 50,000.00 4
[150,000.01 - 175,000.00

75,000.01 - 2000 DU:OD

200,000.01 - 225,000.00

225,000.01 - 250,000.00

250,000.01 - 275,000.00

275,000.01 - 350,000.00

350,000.01 - 450,000.00

R

450,000.01 - 550,000.00

550,000.01 - 650,000.00
£50,000.01 - 750,000.00
750,000.01 - 850,000.00
550,000.01 >=

Total:

Minimum; 87,028.59
Maximum: 999,000.00
Average: 308,910.31

5. Original Terms of the Mortgage L.oans

Percent
of

Mortgage

Pool

100.051

106.00)

Maximurmn: 360
Weighted Averape: 360




6. Stated Remainimg Terms of the Mortgage Loans

Percent
of
Mortgage

Stated Remainimg Terms of the Mortgage P

ool
Loans
300 >= 100.00;
Total: 100.00
Minimum: 350

Maximum: 359
Weighted Average: 357

7. Months Since Origination of the Mortgage Loans

Percent
of
Mortgage|
Months Since Origination of the Mortgage Pool
}_.oans
.21
2 A0
3 27|
re; ; ‘%
-8 5!
10-12 0.80)
Total: 100, t_!]
Minimum: 1
Maximum: 10

Weighted Average: 3

B. Original Interest Only Term of the Mortgage Loans

Percent
of
Mortgage
Original Interest Only Term of the Mortgage Pool
Loans
<=0 4293
.24 .70
-60 4.63
51.-120 0.74;
[ otal: 100.00}
Minimum: 0
Maximum: 120

Non-zero Weighted Average: 85

9. Prepay Penalty Original Term of the Mortgage Loans

Percent
of
Mortgage
Prepay Penalty Original Term of the P
ool
Mortqage Loans
<=0 31.97)
46
7-12 .
13-24 36.81
25-38 14.
37-60 4.7
Total: 100.00
Minimum: 0
Maximum: 60

Non-zero Weighted Average: 27



10. Credit Scores of the Mortgage Loans

Percent
of
Mortgage
Credit Scores of the Mortgage Loans Poo
1-580 .37
[581 - 600 76
601 - 620 10.56
621 -840 85.3
Total; 100.00;
Minimum: 580
Maximum: 639
Non-zero Weighted Average: 627
11. Original Loan-to-Value Ratios of the Mortgage Loans
Percent
of
Mortgage
Original Loan-to-Value Ratios of the P
ool
|Mortgage Loans
<= 50.00 4.04
55.01 - 60.00 2.68
60.01 - 65.00 4.
65.01 - 70.00 13.
70.01-75.00 ..
75.01-80.00 63.!
80.01-85.00 0.78
[85.01 5000 324
90.01-965.00 1.00
Total: 100.00f
Minimum: 21.28

Maximum: 85.00
Weighted Average: 75.68

12. Documentation Type of the Mortgage Loans

Percent
of
Mortgage
D Type of the gage Loans Pool
Reduced with VOA (A-SI) 7.2!
No Ratio (A-N) I
Full (-A) T
None (NI-NA) 47
Stated/Stated with Vwoe .
Total: 100.0

13. Loan Purpose of the Mortgage Loans

Percent
of

Mortgage
Loan Purpose of the Mortgage Loans, Pool |
P 59.91
[ 30.60
R 849
Total: 100.00¢




14. Occupancy Status of the Mortgage Loans

Percent
of

Mortgage

18. Property Type of the Mortgage Loans

Percent
of

Mortgage
Property Type of the Mortqage Loans Pool
Singte Family Detached 51.81
PUD Attached 21.08
Condo (<=4 Stories) 291
2-Family .24
PUD Detached 74
4Family .07}
3-Family Al
Single Family Attached . 0
Townhouse N
Co-op K
Other .14
Total: 100.00)

16. Geographic Distribution of the Mortgage Loans

Percent
of
Mortgage|
Geographic Distribution of the Mortgage P
00l
Loans
Catifornia IXE|
Nevada A
|Virging 2.
|Flonda .
[New Jersey
| New York A
Marytand .S
Pen: nia .7
Massachusetts g
Michigan A1
Connacticut .80
litinots 0.72
Texas Q 5_{7,|
Missouri 0.5
Arizona 0.46
New Hampshire .41
Washington, DC .
Washington .3
Maine a.2
Total: 100.00|




17. Months to Next Rate Adjustment Date of the Mortgage Loans

Percent
of
Mortgage

Months to Next Rate Adjustment Date of the

Mortgage Loans
<=1

Pool

424

26 - 38

38-60

Total:

Minimum: 1

Maximum: 59
Weighted Average: 32

18. First Periodic Rate Caps of the Mortgage Loans

Percent
of

Mortgage

First Periodic Rate Caps of the Mortgage
Pool
Loans
0.751 - 1.000 3.48|
.751-2.000 1.57]

2.751-3.000 47.57|
4751-5000 2 3.%
5761 - 6.000 24.3:
[Total: 100.00]
Minimum: 1.000
Maximum: 8.000

Weighted Average: 4.106

19. Subsequent Periodic Rate Caps of the Mortgage Loans

Percent
of
Mortgage
Subsequent Periodic Rate Caps of the P
ool
|Mortgage Loans .
0.751-1.000 78.74
1.751-2.000 16.54
5.751-6.000 4.72
Total: 100.00

Minimum: 1.000
Maximum: 6.000
Weighted Average: 1.401



20. Lifetime Rate Caps of the Mortgage Loans

Percent
of

Mortgage

Lifetime Rate Caps of the Mortgage Loans Pool

000 51.6:

.000 42.75

250 .0
7,501 -7.750 0.4
11.751-12.000 3.1
Total: 100.00(
Minimum: 5.000

Maximum: 12.000
Weighted Average: 5.685

21. Gross Margin of the Mortgage Loans

Percent
of
Mortgage
Gross Margin of the Mortgage Loans Pool
|2.001 - 2.250 16.45
28
.84
171
.4
787
14.17|
14
12.54
047
1.83
1.09
[ 100.00|
Minimum: 2.250
Maximum: 5.875

Weighted Averape: 3.408



22. Minimum Mortgage Rates of the Mortgage Loans

Percent
of
Mortgage|
Minimum Mortgage Rates of the Mortgage Pool
16.45
26
.84
17|
.4
18.
X 14.17]
751 - 4.00( 80
4.001 - 4.25 .14
[4.251 - 4.501 12.54)
4501 -4.750 0.47]
4.751 - 5.000 1.83
5.751 - 6.000 1.09
{Total: 100.0f
Minimum: 2.250
Maximum: 5.875

Weighted Average: 3.406

23, Maximum Mortgage Rates of the Mortgage Loans

Percent
of
Mortgage
Maximum Mortgage Rates of the Mertgage Pool
|Loans
0.001 - 10.250 .51
[10.251 - 10.500 5
0.501 - 10.750 .0!
0.751 - 11.000 2.2
[11.001 - 11.250 17]
251 -11.500 6
[11.501 - 11.750 11,
11.751 - 12.000 1
[12.001 - 12.250
[12.251-12.500 T 5_2!
(12,501 - 12.750 i
751 -13.000 8
001 -13.250 6.8
[13251-13.500 o
.501 - 13.750
.751 - 14.000
4.001 - 14.250 0
[16.507 - 16.750 0
751 - 18.000 0.43
[18.951-18.500 1.5
.751 - 16.000 04
Jotal: 100.0(_)]

“Minimum: 10.250
Maximum: 18.876
Weinhted Average: 12.504
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Exhibit 95.9

Deal Name NAA 2005-AR5
Tranche, Ratings M1 (AA)
NO PREPAY STRESS
Fwd LIBOR/Swap Shift| Forward LIBOR +200bp

Prepay Assumptions

1.00x Base Case

1.00x Base Case

Loss Severity: 40%

Recovery Delay: 12 months

% Cum Loss Yield Break 11.23% 10.94%
CDR - Yield Break 10.67 10.29
% Cum Loss 1st $ Principal Loss 8.91% 7.99%
CDR - 1st § Principal Loss 7.95 6.94
Loss Severity: 60%
Recovery Delay: 12 months
% Cum Loss Yield Break 11.86% 11.54%
CDR - Yield Break 6.87 6.63
% Cum Loss 1st $ Principal Loss 9.27% 8.28%
CDR - 1st $ Principal Loss 514 4.51
Loss Severity: 40%
Recovery Delay: 12 months. NO ADVANCE
% Cum Loss Yield Break 9.92% 9.45%
CDR - Yield Break 9.09 8.53
% Cum Loss 1st $ Principal Loss 7.80% 6.82%
CDR - 1st $ Principal Loss 6.76 5.75
Loss Severity: 60%
Recovery Delay: 12 months. NO ADVANCE
% Cum Loss Yield Break 10.84%| 10.38%
CDR - Yield Break 6.17 5.85
% Cum Loss 1st $ Principai Loss 8.43% 7.40%
CDR - 1st $ Principal Loss 4.61 3.97
Fwd LIBOR/Swap Shift| Forward LIBOR +200bp +200bp
Prepay Assumptions| 1.00x Base Case| 0.50x Base Case Fixed - 50%

Floating - 100%

Loss Severity: 50%

Recovery Delay: 12 months

% Cum Loss Yield Break 11.60% 16.51% 11.30%
CDR - Yield Break 8.36 6.64 8.07
% Cum Loss 1st § Principal Loss 9.13% 12.88% 8.17%
CDR - 1st $ Principal Loss 6.25 475 5.47
Loss Severity: 50%
Recovery Delay: 12 months. NO ADVANCE ‘
% Cum Loss Yield Break 10.44%| 14.55% 9.99%
CDR - Yield Break 7.34 5.58 6.94
% Cum Loss 1st $ Principal Loss 8.16% 11.27% 7.16%
CDR - 1st § Principal Loss 5.48 4.01 4.7
Average Life: 11.09, 19.89 11.41
Window (Dates): Jan14-Jui3s|  Jun21-Julds Apri4 - Jui3s! .

Ischus Stress Runs - M1 .xls




Deal Name

INAA 2005-AR5 |

Tranche, Ratings

M2 (A+) r

NO PREPAY STRESS

Fwd LIBOR/Swap Shift

Forward LIBOR

+200bp

Prepay Assumptions

1.00x Base Case

1.00x Base Case

Loss Severity: 40%

Recovery Delay: 12 months

% Cum Loss Yield Break 8.35% 7.58%
CDR - Yield Break 7.34 6.52]
% Cum Loss 1st $ Principal Loss 7.43%! 6.48%
CDR - 1st $ Principal Loss 6.38 5.42
Loss Severity: 60%
Recovery Delay: 12 months
% Cum Loss Yield Break 8.73% 7.91%
CDR - Yield Break 48 4.28
% Cum Loss 1st $ Principal Loss 7.73% 6.72%
CDR - 1st $ Principal Loss 4.18 3.57
Loss Severity: 40%
Recovery Delay: 12 months. NO ADVANCE
% Cum Loss Yield Break 7.33% 6.50%
CDR - Yield Break 6.27 5.44
% Cum Loss 1st $ Principal Loss 6.50% 5.53%
CDR - 1st $ Principal Loss 5.45 4.52
Loss Severity: 60%
Recovery Delay: 12 months. NO ADVANCE
% Cum Loss Yield Break 0.08 0.07
CDR - Yield Break 4.31 3.78
% Cum Loss 1st $ Principal Loss 0.07 0.06
CDR - 1st $ Principal Loss 3.75 3.15
|
Fwd LIBOR/Swap Shift| Forward LIBOR +200bp +200bp
Prepay Assumptions| 1.00x Base Case; 0.50x Base Case Fixed - 50%

Floating - 100%

Loss Severity: 50% .

Recovery Delay: 12 months

% Cum Loss Yield Break 8.57% 12.75% 7.78%
CDR - Yield Break 5.8 4.69 5.17
% Cum Loss 1st § Principal Loss 7.61% 11.52% 6.62%
CDR - 1st $ Principal Loss 5.05 412 4.3
Loss Severity: 50%
Recovery Delay: 12 months. NO ADVANCE
% Cum Loss Yield Break 7.68% 11.18% 6.83%
CDR - Yield Break 511 3.97 4.46!
% Cum Loss 1st $ Principal Loss 6.79%] 10.06% 5.80%
CDR - 1st $ Principal Loss 4.44% 3.49 3.7
. Average Life: 1473 24.65 15.15]
Window (Dates): Oct17 - Dec34) May27 - Jul35 Feb18 - Sep34, .

i

Ischus Stress Runs - M2 .xls
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PLEASE DO NOT ALTER THIS PAGE. IT IS CUT DIRECTLY INTO A MODEL.

LTV : [ _Fixcas B 2285 W 375§
Below 70 L Q 31,147,149.47:: 25687,376.30, /| 43,625526.40 Tolal Balance 0
70.01t0 75 0 11,059,699.401. 5| _ 13,764,867.50! |  13,347,148.38 16,719,085, % Pool Balance 0.00%
75.01 to 80 0 146.276,100.97 T 43,860,077.45 [ 111,246,716.00} 54,930,702, Ave. FICO 0
80.01t0 85 0 38144339, : 622,773.58 1,531,665, Ave. LTV 0
5.01 to 90 0 1,267,722.78 ,792,676.84 4,465,291, % Full Docs 0%
0.01 to 95 0 726,622.72) 952,261.72 7,218,925.3. :
95.01 to 100 0 0 ,429,576.49 340,999.99 econd atio
100.01 plus 0 ] 0 0 0 | {Total Balance 384,890,876,
: o e . o % Pool 67.71
O - L o o
below 549| . [ 928,323.49 687,505.96] 0 {Ave. LTV 77.42
550 to 574] 0 0 . : 0 . 0 % Full Docs 21.14]
575 to 599 0 1,286,506.90] - 0 0 0 . |
600 to 621 0 38EBETIS) ST M ocond Lion Stotcation: |
625 to 649 0 27,290,430.93| ~ 15,852,625 .48 7,862 107.60 . [Total Balance [
650 to 674 0 26,653,247.83 : 27,025,827.55 - 5295,828.62 |% Pool Balance 0.00
675 to 699 0 44,176,451.81] 32,918,094.7% ) 3,676,771.74) .|Ave. FICO 0
700 plus| - 0 86,634,874.80]: - 105,272,214.41] 54,688 322.26 | Ave. LTV 0
i o L AR . R Galen % Full Docs 0.00%
Single-Family 0 99,265,528.43 81,984,651.10 - [ZFIEEERER LTV Above 50 Stratification:
PUD 0 43,310,828.11| [  21,391,070.8 42,153,921.56 *|  20,743,486.39 [Total Batance 16,689,777.11
Condo 0 15,692,522.99 " 7,285941.41|1]  20,815.689.43 10,944 532.72 |% Pocl Balance 2.94%
3+ Family Det. 0 13,780,033.55! 3,940,041. 15,005,890.81 3,648,556.41| - |Ave, FICO 705
Manufactured House 0 Q = 1] ] 3 0 - |Ave. LTV 896.34
Other 0 18,808,827.65 4,466,739.77) : 15,056,506.51 1,9265,293.04] . |% Full Docs 22.72%
Purpose: S X o : o
Purchase 0 161,711,898.94) |  64,608208.39 | 131,422 .291.9 62,632631.78)
Refinance ratefterm [ 8,663,443.49) 3,960 421.88] 12,295,311.33 13,038,283.21
Cash Qut Refi (COF) Betow 70 LTV [ 9,478,681.95 9.716,195.12 21,3765,274.49) 9,171,00578|
COF with LTV 70.04 to 75 0 4,244 35379 . 5,741,595.90] - 3,692,740.37 3,964,437.62
COF with LTV 75.01 to 80| 0 6,230,018.56] - 6,030,600.58; . 15,128,723.83 11,139,151.45|
COF with LTV 80.01to 85 0 118,643.40] < 466,199.99! 23,250.0 90,800.00)
COF with LTV 85.01 to 80 0 421,700.60}. ] 154,800.00} - 79,087.40 1,847,096.91
COF with LTV 90.01to 95 0 0 0 : 0 0 -
COF with LTV 95.01 to 100 0 ) : 0 0 0
COF with LTV 100.01 plus| 0 0 : 0 0 0
Other 0 0 . 0 0 0
Occupancy Status: L . : R R
124 551,752.7 134,000,037.2 74,885 37581
10,556,068.70} 4,467.073.30::|  18154,015.79 5661,408.3% - - |
55,750,917.27 - 20,953,080.61} ;| 32853 625.35] 21,536,622.78] - !
Below 50,000} . 1] i
50,000,01 to 100,000} -~ |2 Q
100,000.01 to 150,000 . 0 i
150,000.01 to 200,000 0 : i
200,000.01 to 400,000} 0 83,425,934 1€ i
400,000.01 to 500,000 0 27,872,159.8 :
500,000.01 to 600,000 0 13,800,206.5! |
600,000.09 to 1,000,000 Q 23,641,966.08] - ;
1,000,000.04 and above 0 5,027,750.0 |
t
>30 Years 0 :
30 Years [1] !
20 Years 1]
15 Years| * i’ i i
Other| N 0 H
Full Documentation (includes alt} ' - 0 27,996,641.58 . 22,493,5;9._33 43008,309.98). [ 39,327,122.39)
Limited Documentation |~ =~ 0 71,294 392000 [ 31145784361+ 6664708407 [ 29144,263.01 - L ;
Stated Docs with LTV below 70 0 1,804,167.56} i} 315834508 - " 1 ,949.54; 2,095,839.53 i un e v ;
Stated Docs with LTV _70.0110 75 0 951,701.61} - 1,482,554 68] " 940.76) : 0 S ;
Stated Docs with LTV _75.01 to 80 0 9,206,103.54 - 1,834,345.99] 4,469,761.06 1,488,232.01 . |
Stated Docs with LTV 80.0110 85 [} 0 5 0 : 0 250,249.51] .. !
Stated Docs with LTV 85.01 to 30 0 136,740.54] 0 0 1,177 ,685.86 !
Stated Docs with LTV _90.01 to 85| ~ 0 0 0 0 0 ) i
Stated Docs with LTV _95.01 to 108 0 0 0 0 0 !
Stated Docs with LTV above 100,01} 0 0 - 0 A 0 . 0 :
Other 0 79.468,991.90} . 30,563,458.36| ; 68,618,614.00) 28,400,014.41) *
1st Lien 0 190,858,738.73 90,678,021.86] | 185,016,679.41 101,883,406.72|
Second Liens with LTV below 85 0 0 0 j 0 0
Second Liens with LTV_85.01 to 80 0 0 0 B 0 0
Second Liens with LTV 90.01 to 85 0 0 0 0 0
Second Liens with LTV 95.01 to 100 "] 0 0 0 0
Second Liens with LTV_above 100.04 ] 0 0 0 0
Dollar of Mortgage Type 0 145,716,560.70) 71,408,373.51 152,409,757.28) 79,177,995.0
Ave. FICO 0 700 713 714 71
Ave. LTV 0 77.79 76.88 77.14 75.57
% Stated Docs ] 474 4.67 3.00 2.20
0

% Full Docs 16.57 27.26 23.7 45.21
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